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MeToa makcumanbHoOro npasgononoous

OcCHOBHOE npeannosnoXxeHue:
N3BecCcTeH 3aKOH pacnpepneneHns cnyyamHbIX BeSfIUYUH,
3aBUCALLUMN OT Habopa napameTpoOB.

OueHKM 3TX napameTpoB NoadOMpalOTCA TaKUM o6pa3om,
YTOOblI BEPOATHOCTb NMOTY4YUTb MMEKLMUCA Habop
AaHHbIX Oblfla MaKCMMaribHOMW.

LO)=Lx,...x,,0)=PX =x,...,X, =x, | ) >max



MeToa makcumanbHoOro npasgononoous

NMpumep 1. Hantm oueHKy MakCUManbHOro
npasgonoaoobusa napameTpa nMyacCOHOBCKOIO
pacnpeperieHns no BbIOOpKe

PelwleHue:
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MeToa makcumanbHoOro npasgononoous

Heobxoanmoe ycnoBue nepBoro nopsagka:
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MeToa makcumanbHoOro npasgononoous

NMpumep 2. Hantm oueHKYy MakCUManbHOro
npaBgonogoousa mareMaTn4ecKkoro OXXngaHma p um
aucnepcuun o’ no BblIOoOpkKe Xi,...,X,

PelwleHue:
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MeToa makcumanbHoOro npasgononoous

NMpumep 2. Heobxoanmoe ycnoBue nepBoro nopsaaka:
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MeToa makcumanbHoOro npasgonogoousa ons

perpecCMoHHbIX Moaernen
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MeToa makcumanbHoOro npasgonogoousa ons

perpecCMoHHbIX Moaernen

Heobxoanmble VCnoBnA NnepBoOoro rnopAaakKa.
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JocTtaTo4yHble ycnoBus.
(cm. Marnvc u ap., 2007, 10.5)




Oowue ceouctBa oueHok MI1

Ecau pynkuus f(X) mI0THOCTH pacnpene/ieHus CJAYyYauHbIX BeJIUYUH
X1,...Xn yaoBJIeTBOPSET HEKOTOPbIM YCJIOBUAM PEryJIspHOCTH, TO
ouenku MII o0s1agar0T CBOMCTBAMMU:
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[MpoBepkKa NUHEeNHbIX TMNoTe3 C NOMOLLbIO TecTa

Banbaa

Y=XB+¢,var[e]=0]
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W = (0 -q)(Qvar[ $,,10) (0B —q) ~ 1’ (r)
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[MpoBepka HefIMHEeNHbIX TIMNOoTe3 C NOMOLL IO

Tecta Banbaa

Y = XB + ¢, var[e] = 0?1
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[MpoBepka HefIMHEeNHbIX TIMNOoTe3 C NOMOLL IO

Tecta Banbaa
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[NocTOUHCTBaA U HegocTaTku Tecta Banbaa

JIOCTOMHCTBO: HCMOJIB3YIOTCHA TOJbKO OLEHKH MOJAEIN
0e3 orpaHM4YeHu

HenocTaTok: HEMHBAPHAHTHOCTD K CIIOCO0Y
napaMeTpu3anuu
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[MpoBepka rmnore3s ¢ NOMOLLbLIO TECTa

OTHOLLUEeHMs npaBgonogoobus

Y = XB + ¢, var[e] = oZ1

Hy:g9;(B) =0, j=1,..,7r
Hi:3j:9;(B) #0

LR = =2(InL (Br) — InL (Byp))~x*()

B 3TOM TecTe NCIOIb3YIOTCH OLEHKH MOJEJH ¢
OrpaHUYEHHUSIMU U 0€3 OrpaHuYeHU
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[MpoBepka HefIMHEeNHbIX TIMNOoTe3 C NOMOLL IO

TecTa MHoOXuTerneu JlarpaHxa

Y = XB + ¢, var[g] = 021

g1(B)
Hy:g(B) = : =0,
9r(B)

Hy:3j:g9;(B) #0,j=1,..,r

H(B,2) = 1(B) — A'g(B) - max

0H _ 0l _,0g
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0l _ ,09Be) _
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Ecnu orpaHnyeHmna BbINONHAKTCA, TO BC€ MHOXUTENN
INNarpaHxa paBHbl 0, NO3TOMY ¥ rpagueHT norapudcgpmmyeckon
dyHKUUU npaBaononooma 6nmnsok K 0.
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[MpoBepka HefIMHEeNHbIX TIMNOoTe3 C NOMOLL IO

TecTa MHoOXuTerneu JlarpaHxa

Y = XB + ¢, var[e] = 0?1
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B 3TOoM TecTe HCIIOJIB3YHOTCH TOJIBKO OHICHKH MOIC/IN
C OrpaHNYCHUAMMU
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